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Pursuant 1o the requirements of (he Securities Exchange Act of 1934, the regiswant bas duly
caused this report 1o be signed on its bebalf by the undersigned, thereunts duly autharized.

HOLMES FINANCING (Na 5) PLC

Dated 2“ Angust, 2002 /
By
P JLott {Authorised Sipnatery)




-
C
<o
Cas
~>

I~
I~

A )

LRSS VUL s

;
|

Halmes Financing (No, 5) PLC
Profit & Loss Account
Period ended 15 July 2002

Interest recejvable « Inter-company loan
Interest raceivable - cash deposits

Interast payable - Notes
Interest payable
Net operating income

Other income
Operaring expenses

Prefit on ordinary activities before taxation
Taxation

Profit on ardinary activities after taxation
Oividend

Retained profit brought farward

Retained profit carried forward

This Quarter  prior Quarter
£'000 £'000
27,080 26,105
27,088 26,105
(27,030) (26,105)
(27,080) (25,705)

42 42
(42) (42)
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Holmes financing (No. 5) PLC
Balance Sheet
Period ended 15 July 2002

Fixed asset investments
Loans to Funding

Current assets

Sundry dabtars
Cash at bank

Creditors: Amounts falling due within ene year
sundry creditors

Net current assets

Tatal assets lass currant liahilities

Creditors: Amounts falling due after more than one year
Amounts due ta noteholders

INet assets

tapital and reserves
share capital
Reserves

Page 2 ¢f 8

A VAR

£'000

2,127,000

l

13

2,127,013

(2,127,000)
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Holmes Finanding (Ns, 5) pee
Nater Questanding
Period onded 15 July 2002

Moady's current rating
S6P cumam rallng
Fien Raungs cument raling

Meady's current rting
S&P cument rading
Fiteh Railngz curram tfating

feady's curront riting
55P currenc i3
Fitch Rarings curvent ring

Moedy's curfent rtng
SEP umeni fatng
Fitzh Ratings ayren g

InIliaf nore Salanen

Previous giarter's ngie plinetpal
Neia tedamptions

Outitanding nete principal

Initial nate balanee

Previaus quarters nate principel
Neze redemyiions

Sulstanding nats prineipal

inidal nate baiance

Sreviaws quarters nots pringlpal
Nale redemplions

Cutnanelng note pringipal

Initial nete balance

Previous qubrtars nota principal
Nate tedemptians

AyLsranding note pHAzipal

Nete Inteiest marging
Slepup dates -
srep up marging

NaleInterest marging
Step up Satms
Step up mangins

Nate Interese marglns
Step up daiae
Scep up murging

Nate intarest marging
Stap up an(pg
5tew 4p marglns

Interes! payment cyele
Inierest sayment d3to
Neat mPeresi paymeny date

Liguidity I3ciliey lirmis
\lquidity acility drawn
Uguidity raciiky evarlanlg

Sories 1 class 4
pr1

Aeln

F1-

Serles 1 Class §
ap

Ap

A4

Series 1 tags ¢
B2e2

388

888

Saries 1 Class 2
1,090,000,000
1,000,008,000

(500,000,000)
$99,290,000

Setias 7 Class 8

35,300,000
35,009,920

a5,008,080
Sories \ tlass ¢
M

52,000,600
52,020,030

52,000,000

Sefies 9 Cfata A

1
158/11/2004
N/A

Sefies 1 U.ESES

3
15/11/2008
79

Scrios 3 Cags ¢

135
16/1/2008
a5

Quararly

Suries I Cass A1
Aas

AAA

AAA

Series 2 Clags A2
Age

AAA

ARA

Series 2 Class p
Aai

AA

A4

Series 2 tlasy ¢
3312

888

208

Series 2 Cass Ay
5

750,000,000
750,200,000

750,000,000
Sanes 2 tas A
CHF
408,000,900
400,009,009
400,000,000
Serfes 2 Class 8

35,000,300
35,000,150

13,000,000
Setes 2 Qags ¢

" $2,000,002
§2,00¢,000

52,000,000

Saries ) Ciaga A

2D
16/11/2005
N/A

Serigs 2 Clan A2
NJA
16/11/2C0s

2

Sarles 2 class B
a3

16/11,200¢
86

Seriar 2 dass ¢
148
16/17/2008
245

15th ar nei dusiness day

1501720
£ 45000000
Nl
£ 65,008,000

Scries 3 Class AY
A
AAA
ang

Serles 3 elass a2
Az

AAR

AdA

Serlezd Chms g
A3l

aA

A

Series 3 dags ¢
Baa2

Saries 3 (lasc 4y
sao.noo,ang
600,000,309
ana,uon,nc:;

Sevies ) class 2

£
520,060,000
5£0,000 200

£09,000,000
Series 2 Casy B

£
53,000,000
3,000,000

§3,000,000
Seflo Y as ¢

[4
76,000,800
76,800,000

76,000,000

SOres 3 Chueg a1

N/A
16/11/2608
4

Saries J Class A2

3
16/11/2006
4

Sefies I Jass 8
40

16117200

80

Sarics 3 Ehg [4

147
15/11/2006
247
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Helmes Trusteas Limited
Prafit & Loss Account
feriad ended 15 July 2002

Interast recaivable - Mortgages
Interest receivable - Cash Deposits

Interest payable - Marigages
Interest payable - Cash Daeposits
Net eperating incame

Fees recaivable
Fees payable

Qperating expenses

Pravision charges
Other income

Profit on ordinary activities befare taxation
Taxatian

Profit on ardinary activities after taxation
Oividend |

Retained profit hrought forward

Retalned oroflt carried forward

RAVZERVIN Y

This Quarter  Prier Quarter
£'000 £'000
262,046 241,365
2,980 2,382
265,026 243,747
{262,048) (241,385)
{2,980 2,332
(265,026) (243,747)
3,105 2,336
(3,1089) (2,336)
(3,658) (3,582)
{1,631) (178)
5,290 3,760

-
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Holmes Trustees limited
Balance sheet
Period ended 15 July 2002

Fixed asset investments
Mortgage laans secured on residential property

Current asseats

gank interest recaivable
Cash at bank

Amounts due from Funding

Creditars: Amounts falling due within one year
Amounts due ta Saller
sundry craditors

Net current assets

Tatal assets less current lighilities

Creditors: Amounts falling after more than one year
Seller share of mortgage loans

Funding share of martgage loans

Net assets

Capital and reserves

Share capital (£2)
Resarves

£'000
17,637,703

545
183,447
93,024
277,016

(745,122)
22

— 23
(745144)

(458,128)

17,169,581

(6,201,065)
(10,858,576)
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Holmes Funding Limited
Profit & Lass Account

Period ended 15 July 2002
! This Quartar  Prior Quarter
£'000 £'000
!, Interest receivable - Mortgages 145,262 132,858
‘ Interest recelvable - Cash Deposits 9,719 2,486
154,981 135,344
Interest payable - Inter~ompany loans (132,756) (128,013)
Interest payable - Start up loans (656) {624)
(133,472) (128,637)
Net operaling incame 21,56% 6,707
Other income 3,926 3,102
Operating expenses (6,111) (5,211)
Oeferred cansideration {20,592) {4,566)
| Profit/(loss) on ardinary activitles before taxation (1,209) 32
j’ Taxation 4 ™ a7
t
Prafit/(loss) on ardinary activities after taxation (1,216) 1S
1' Dividend -
Retained profit/(lass) brought farward {2,862) (2,877)
Retained profit/(loss) carred farward {4,073) (2,862)
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Holmes Funding Limited
galance Sheet
Period ended 15 July 2002

Fixed asset investments
geneficlal interest in Trust mortgage portfalio

Curtent asgets
Deferred expenditure (costs of sacuring)
Cash 3t bank:

Reserve funding

Transaction account

Fupaing GIC account

Creditors: Amounts falling due within one year

Daferred consideration creditor
!nterest payable accrual
Amcunts due to Trustes
sundry craditors

Taxation

Net turrent assets

Total assets less current liabilities

Creditars: Amounts falling due after mare than ane year

Inter-company loans
Start up loans

Net assets

Capital and reserves
Share capital {£2)
Reserves

£'000
10,968,516
24,668
185,000
2,284
36,349
248,259
57,803
4,246
93,024
938
16
196,028
522N
11,020,787
(10,988,516)
(56,350)

54,0795

4,079

— (4079)
(3,079)
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Holmes Funding Limited
First Issuer Notes te Balance sheet
periad ended 15 July 2002

£'000

£'000
Balance an cash accumulation ledger Nil
z:———-‘———-:A
Avzilable ceedit enhancement
Fitst reserve fund at dosing 185,000
Initial closing first reserve funds 154,310
Drawings to make bullet repayment -
Other drawings -
Transfers from ravenue receipts 38,690
Closing first reserve balance 185,000
Target first reserve funds 185,000
Principal deficiency ledger AAA BE8
Opening POL balance Nit Nil
Losses this quarter - S
PDL tap up fram revenye incame - -
Closing POL balance NI Nil Nil
5tart up loan outstanding
Initial balance 28,250
Initial dosing outstanding 13,000
Secend start up foan 13,250
Third start up loan 17,500
Faurth start up foan 7,500
Fifth start up loan 5,100
Accrueqd Interest 4,245
Repayments made -

Closing balance 60,596

Liquidity facility

Liqu'dity facility limit " 25,000
Liquidity facility drawn -
Liguidity facliity available 25,000
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